2018-06-26
2018-06-25

oll

Al

Ho

KK

7|

0 2o
7 2o

ol

o

0] SAISHA|

o3

oo 4= (VaR : 99%

4. YA B

B



DAY 2018-06-26
J|&Y  2018-06-25

Mt e = 0 0 0 ZLy
ol F7t5H = 1,213 0 1,213 FUj
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
1,213.00
909.75
606.50
303.25
3
T 000 . . . . . :
%5 0.00 75.81 151.63 227.44 303.25 379.06 454.88 530.69 606.50
-303.25
-606.50
-909.75
-1,213.00 -

3. ALIE|2E &9

KR4101N90(2018-09 2

8.00%

7} -25.00%
-8.00% -97
-5.33% -65
-2.67% -32

0% 0
2.67% 32
5.33% 65

97

-16.67%
-97

-65

-32

0

32

65

97

|>

TEHSE =L Y=Y

8.33%
-97
-65
-32

32
65
97

16.67%
-97

-65

-32

0

32

65

97



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



DAY 2018-06-26
J|&Y  2018-06-25

SMART g2} d-MSCIM E 25 H L F |

Heltha Ao s
Al x| 2 A9} 0 0 02
ol ES A2 14,040 0 14,040 %t Q|

2. B7|AIHO| 2YRE

VT PLTEE TEE USSP EOETEIE)
SWMXWOO( A SHMXWO 0]2S180523 1,118

YR 2|A3 WE Ol Fe FFO| 0{24F0| AN WEXZF AEE/AS

4. THYAME 0| A|r

k>

MO 4 (VaR : 9% 2|+ F,1027|F) GEEE

463

o

YR 2[Ad WEO| ZR FYO| ofHZ0| A0 WEX|7 ALEEIAS



DAY 2018-06-26
J|&Y  2018-06-25

SMARTE 3 2 EZS A CSIS004H %

Helithe  Aeed™
Al x| 2 A9} 0 0 02
ol SES A 4,755 0 4,755 ZtQ|

2. B7|AIHO| 2YRE

3. ALEI2E 29 P EHS @ 2 LY TY) (EH9: 4Bt
SWCSI5000C £13+HCSI5000(| 21S180608 332

YR 2[A3 WEO| ZR 0| {4 Z0| A0 WEX|T AFEEIAS

4. THYAME 0| A|r

k>

HoE=Y(VaR : 99% 4L 2|+ F, 10U 7| F) (Tl 2t
388

o

s A3 WEO] ZS 0| 0f2{20] A0 X7 ABEIUS



DAY 2018-06-26
J|&Y  2018-06-25

e I
I Q5 Ao

VGUS-EURO STOXXX 50 SEP18

493.26

328.84

164.42

— 0-00 T T T 1 T T T
or 0.00 856.75 1,713.50 2,570.25,3,427.00 4,283.75 5,140.50 5,997.25 6,854.00

A
-164.42

-328.84

-493.26

-657.68 -

3. A2 £YFRHS HIHE LI (EH9l B2l

VGUS8 EURO STOXXX 50 SEP18 53

4. it EEo| oo HSH(VaR : 99% 4 2| 5F,10Y7|F) (Tl 2t

o



DAY 2018-06-26
J|&Y  2018-06-25

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1617 0 1617 FLy

HCNS8-HSCEI Futures Jull8

1,118.54
745.69
372.85
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,756.50 5,513.00 8,269.50,#1,026.0013,782.5016,539.0019,295.5022,052.00
-372.85
-745.69
-1,118.54
-1,491.39 -
712
MHCNS8-MINI H-SHR IDX FU JUL18
125.61
94.21
62.80
31.40
=
=
:;E 0-00 T T T 1 T T T
%5 0.00 2,756.50 5,513.00 8,269.50,41,026.0013,782.5016,539.0019,295.5022,052.00
-31.40




-62.80

-94.21
-125.61 -
717
3. AlLt2| Y 2o PRHSE|NA A0 A GEETE)
HCN8 HSCEI Futures Jull8 119
MHCNS8 MINI H-SHR IDX FU JUL18 10
4. TN EO| ATiE MU 4 Y(VaR : 9% E2|$F,1027|F) GEETIE)

116



DAY 2018-06-26
J|&Y  2018-06-25

A7 {7153

K=
=]
ol S7tsd =M 0 471,966 -471,966 ALY

KR4201N73109-2018-07 2310

104,935.00
78,701.25
52,467.50
26,233.75
=
il 0.00 . : . . . : .
e 0.00 7750 15500 232.50 310.00~ 387.50 46500 542.50 620.00
126,233.75
52,467.50
78,701.25
-104,935.00
74
KR4201N73125-2018-07 2312.5
367,031.25
275,273.44
183,515.63
91,757.81
=
il 0.00 . : . . . : .
e 0.00  78.13 15625 23438 312.50~.390.63 468.75 546.88 625.00
91,757.81




-183,515.63

-275,273.44
-367,031.25
747
3. AlLLZ| Q' 20| PEME (RIS A0 AY) GEETRE)
KR4201N7312018-07 =310 5,541
| J|ERtALO| HE N |
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 1,692 1,665 1,626 1,573 1,508 1,431 1,343
-5.33% 1,595 1,522 1,434 1,331 1,215 1,088 952
-2.67% 1,300 1,159 1,005 842 670 493 310
0% 626 420 211 0 -213 -428 -644
2.67% -583 -810 -1,036 -1,263 -1,490 -1,717 -1,944
5.33% -2,355 -2,549 -2,749 -2,954 -3,162 -3,374 -3,587
8.00% -4,582 -4,713 -4,858 -5,016 -5,183 -5,359 -5,541
KR4201N7312018-07 &312.5 18,089
J|E= LA HEA
714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 4,924 4,856 4,751‘ 4,606‘ 4,419 4,191 3,923
-5.33% 4,692 4,493 4,239 3,935 3,585 3,194 2,766
-2.67% 3,926 3,505 3,035 2,524 1,981 1,409 814
0% 2,044 1,381 698 0 -711 -1431 -2,159
2.67% -1,552 -2,342 -3,133 -3,925 -4,716 -5,507 -6,299
5.33% -7,112 -7,843 -8,587 -9,340 -10,100 -10,866 -11,637
8.00% -14,394 -14,928 -15,504 -16,114 -16,751 -17,411 -18,089
4. THEAZO| A CHA AU AZH(VaR : 99%AZ|2F,10U7|F) GEETRE)



DAY 2018-06-26
J|&Y  2018-06-25

32

'FIL
7 87
A
2l

0 0 0 ALK
0 0 0 ELK
2,152 0 2,152 FHuj
0 6,033 -6,033 ZhLf

rz Mo r> mo

Ir 4rie= >
oo rx oo rx

2. 7N He| &

12
|
P

HCMS8-HSCEI Futures Jun18

2,152.10

1,614.07

1,076.05

538.02

of 0.00 2,799.00 5,598.00 8,397.00,41,196.0013,995.0016,794.0019,593.0022,392.00

-1,076.05

-1,614.07

-2,152.10 -

OHHIM8-C116-HSCEI

309.63

206.42

103.21

S 0.00 T T T L T T T
or 0.00  2,900.00 5,800.00 8,700.00 11,600.0614,500.0017,400.0020,300.0023,200.00




SH

-103.21

-206.42

-309.63

-412.84

2,603.76

1,952.82

1,301.88

650.94

-1,301.88

-1,952.82

-2,603.76

OHHIM8-C118-HSCEI

.00  2,950.00 5,900.00 8,850.0011,800.0014,750.0017,700.0020,650.0023,600.00

OHHIM8-P116-HSCEI

.00

2,900.00 5,800.00 8,700.00,41,600.0014,500.0017,400.0020,300.0023,200.00

pd

d



<

-309.63 |

-412.84

OHHIM8-P118-HSCEI

2,603.76

1,952.82

1,301.88

650.94

0-00 T T T T

1

0.00 2,950.00 5,900.00 8,850.00,41,800.0014,750.0017,700.0020,650.0023,600.00

-650.94

-1,301.88

-1,952.82

-2,603.76 -

3. L2 2 20 PEHE (H|Th2 Ao A3 )

HCM8 HSCEI Futures Junl8
OHHIM8-C1 HSCEI
OHHIM8-C1 HSCEI
OHHIM8-P1 HSCEI
OHHIM8-P1 HSCEI

4. THYAEC| ACHZUOIAZA(VaR : 99% 42|+ F,1007|F)

208

m
10
i
[ACL
[#o

586



DAY 2018-06-26
J|&Y  2018-06-25

T= Hefohar A2y
At A n = 0 0 0 &Q|
7 FtEH =24 0 0 0 &
A {754 |2 48,200 0 48,200 Q|
=4 27158 24 0 26,525 -26,525 AtL|

2. 7N He| &

12
|
P

KR4201N73109-2018-07 =310

4,650.00

3,487.50

2,325.00

1,162.50

=
Ir

— 0.00

%5 0.00 77.50 155.00 232.50 310.00%_387.50 465.00 542.50 620.00

-1,162.50

-2,325.00

-3,487.50

-4,650.00

KR4201N73125-2018-07 &312.5

21,875.00

16,406.25

10,937.50

5,468.75

— O-OO T T T L T T T
or 0.00 78.13 156.25 23438 312.50N 390.63 46875 546.88 625.00




ROV ) —oTiow (PSR AV

W -
-5,468.75

v Tviow

-10,937.50

-16,406.25

-21,875.00

3. ALtEI2E A9 EHSE AN 42 A) ECETLIE)
2.529E+11 UBCSFXC1 INDEX_2 1,497

7| ZXpLe] S
7t -2500%  -1667%  -8.33% 0%  833%  1667%  2500%
-800%  -1497  -1497  -1497  -1497  -1497 -1,497 -1,497
-5.33% -998 -998 -998 -998 -998 -998 -998
267% -499 -499 -499 -499 -499 -499 -499
0% 0 0 0 0 0 0 0
2.67% 499 499 499 499 499 499 499
533% 998 998 998 998 998 998 998
8.00% 1,497 1,497 1,497 1,497 1,497 1,497 1,497
2.529E+11 UBCSFXC1 INDEX_3 283
| ESCNETIETRE |
7t -2500%  -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -283 -283 -283 -283 -283 -283 -283
-5.33% -189 -189 -189 -189 -189 -189 -189
-267% -94 -94 -94 -94 -94 -94 -94
0% 0 0 0 0 0 0 0
2.67% 94 94 94 94 94 94 94
533% 189 189 189 189 189 189 189
8.00% 283 283 283 283 283 283 283
2.529E+11 UBCSFXC1 INDEX_5 243

7| ZXpLe] s
B -2500% -1667%  -8.33% 0%  833%  1667%  2500%
-8.00% -243 -243 -243 -243 -243 -243 -243
-5.33% -162 -162 -162 -162 -162 -162 -162
-267% -81 -81 -81 -81 -81 -81 -81
0% 0 0 0 0 0 0 0
267% 81 81 81 81 81 81 81
5.33% 162 162 162 162 162 162 162
8.00% 243 243 243 243 243 243 243
2.529E+11 UBCSFXC1 INDEX_7 259

7| ZXpLe] S



7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 259 259 1259 259 2259 1259 259
-5.33% -173 173 173 173 173 173 173
2.67% -86 -86 86 86 86 86 -86

0% 0 0 0 0 0 0 0
2.67% 86 86 86 86 86 86 86
5.33% 173 173 173 173 173 173 173
8.00% 259 259 259 259 259 259 259

2.529E+11 UBCSFXC1 INDEX 8 479
7| ZEAf4tS] B =

7474 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 479 479 479 479 479 479 479
-5.33% -319 -319 -319 -319 -319 -319 -319
2.67% -160 -160 -160 -160 -160 -160 -160

0% 0 0 0 0 0 0 0
2.67% 160 160 160 160 160 160 160
5.33% 319 319 319 319 319 319 319
8.00% 479 479 479 479 479 479 479

2.529E+11 UBCSFXC1 INDEX_11 647
7| ZEARC |

7474 2500% -1667%  -8.33% 0%  833% 16.67% 25.00%
-8.00% 647 647 647 647 647 647 647
-5.33% -432 432 432 432 432 432 432
2.67% 216 216 216 216 216 216 216

0% 0 0 0 0 0 0 0
2.67% 216 216 216 216 216 216 216
5.33% 432 432 432 432 432 432 432
8.00% 647 647 647 647 647 647 647

2.529E+11 UBCSFXC1 INDEX_12 486
7| ZEARC |

7424 2500% -1667%  -833% 0%  833% 16.67% 25.00%
-8.00% 486 486 486 486 486 486 486
-5.33% -324 324 1324 324 324 324 324
2.67% 162 -162 162 162 162 162 162

0% 0 0 0 0 0 0 0
2.67% 162 162 162 162 162 162 162
5.33% 324 324 324 324 324 324 324
8.00% 486 486 486 486 486 486 486

KR4201N7312018-07 2310 246
7| ZEAf4tS] B =

7424 2500% -1667%  -833% 0%  833%  1667%  2500%
-8.00% 75 74 72 70 67 63 60
-5.33% 71 67 64 59 54 48 42
2.67% 58 51 45 37 30 22 14



0% 28 19 9 0 -9 -19 -29

2.67% -26 -36 -46 -56 -66 -76 -86
5.33% -104 -113 -122 -131 -140 -149 -159
8.00% -203 -209 -215 -222 -230 -237 -246
KR4201N7312018-07 &312.5 1,078

| J|ERHAO] HE |

714 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% 293 289 283 275 263 250 234
-5.33% 280 268 253 235 214 190 165
-2.67% 234 209 181 150 118 84 49

0% 122 82 42 0 -42 -85 -129

2.67% -92 -140 -187 -234 -281 -328 -375
5.33% -424 -467 -512 -557 -602 -648 -694
8.00% -858 -890 -924 -960 -998 -1,038 -1,078

4. THYALZO| Z|CH2 A0 A2 (VaR : 99%AIZ|4E,1027|F) ERTE)



DAY 2018-06-26
J|&Y  2018-06-25

74{ef Ch A
Mt {7153 MHdE 0 0 0
A e = B 0 0 0 &9
At f715E SHM 0 0 0 Zu
Al NES At 0 0 0 g2l
= SIEH  ME 7,579 0 7,579
= 7t5d ¥ 44,408 0 44,408 Q|
A FtEH =4 0 30,073 -30,073 EbL|
= INES A2} 52,000 0 52,000 Q)
2. Q7|A| "l £l x
OESXNS8-C3500-EURO STOXX 50
12,012.00
9,009.00
6,006.00
3,003.00
=
fvr 0.00 T T T L, T T T
2{5 0.00 875.00 1,750.00 2,625.00 3,500.08.4,375.00 5,250.00 6,125.00 7,000.00
-3,003.00
-6,006.00
-9,009.00
-12,012.00
7t
OESXN8-C3525-EURO STOXX 50
3,024.45
2,268.34

1,512.23




881.25 1,762.50 2,643.75 3,525.00.4,406.25 5,287.50 6,168.75 7,050.00

N

N

756.11
=
=]
il 0.00
%5 0.00
-756.11
-1512.23
-2,268.34
-3,024.45
12,012.00
9,009.00
6,006.00
3,003.00
=

=]

g.; 0.00

[o]

4! 0
-3,003.00
-6,006.00
-9,009.00

-12,012.00
3,024.45
2,268.34
1,512.23

756.11
=
=r

- 0.00

OESXN8-P3500-EURO STOXX 50

.00

875.00 1,750.00 2,625.00,3,500.00 4,375.00 5,250.00 6,125.00 7,000.00

OESXN8-P3525-EURO STOXX 50




<A
-756.11

.00

881.25 1,762.50 2,643.75,3,525.00 4,406.25 5,287.50 6,168.75 7,050.00

-1,512.23

-2,268.34

-3,024.45 -

VGUS8-EURO STOXXX 50 SEP18

7,578.67

5,684.00

3,789.33

1,894.67

— 0.00

ol 0

-1,894.67

.00

856.75 1,713.50 2,570.25,3,427.00 4,283.75 5,140.50 5,997.25 6,854.00

-3,789.33

-5,684.00

-7,578.67 -

3. AlLtE|2E &9

72

AEHEE RN A) GEEIE)
260105SGPX SG EURO Covered CALL STRATEGY - 994.569 0
260105SQPXSG EURO Covered CALL STRATEGY 0
OESXNS&-C3'EURO STOXX 50 961
OESXN8-C3!'EURO STOXX 50 242
OESXN8-P3tEURO STOXX 50 961
OESXN8-P3EEURO STOXX 50 242
VGU8 EURO STOXXX 50 SEP18 606

Ao A A(VaR : 99% 42| 4F,1027|F) (EH9:

ra
[Ho



1,872



DAY 2018-06-26
J|&Y  2018-06-25

ot

ETFADIEY H 2| X| S ET 28

7{EiCh &
his 7tEd  d= 0 0 0 ZU
= ItEA  ME 19,484 0 19,484 ELY

2. B7|AIHO| 2YRE

KR4101N90006-2018-09 R A 1| 200X| =M=

14,612.86
9,741.91
4,870.95
=
il 0.00 . . : . : . .
e 0.00 7581 151.63 227.44 30325 379.06 454.88 530.69 606.50
4,870.95
9,741.91
14,612.86
19,483.81 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
T =
KR410IN9O( 2018-09 TAL|200K| %A & 1,559
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% 1559 -1,559  -1559  -1559  -1559 -1,559 11,559
-5.33% 1,040 -1,040  -1040  -1040  -1,040 -1,040 -1,040
-2.67% -520 -520 -520 -520 -520 -520 -520
0% 0 0 0 0 0 0 0
2.67% 520 520 520 520 520 520 520
5.33% 1,040 1,040 1,040 1,040 1,040 1,040 1,040

8.00% 1,559 1,559 1,559 1,559 1,559 1,559 1,559



7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-06-26
2018-06-25

ETFADIEY H 2| X| S EF2HH9

ot

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 1,365 0 1,365 FLy
2. Q7| A|Ee & x
KR4101N90006-2018-09 R A 1| 200X| =M=
1,364.63
1,023.47
682.31
341.16
3
T 000 . . . . : . :
?{5 0.00 75.81 151.63 227.44 303.25 379.06 454.88 530.69 606.50
-341.16
-682.31
-1,023.47
-1,364.63 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
_ o [ a0l
KR4101N90(2018-09 I A L|200K|=M = 109
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -109 -109 -109 -109 -109 -109 -109
-5.33% -73 -73 -73 -73 -73 -73 -73
-2.67% -36 -36 -36 -36 -36 -36 -36
0% 0 0 0 0 0 0 0
2.67% 36 36 36 36 36 36 36
5.33% 73 73 73 73 73 73 73
8.00% 109 109 109 109 109 109 109



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10



2018-06-26
2018-06-25

ETFADIEY HE| X| S EH A

{2l CH &
Mt {715 dH M= 0 0 0 ZLy
ol {5 H M= 2,123 0 2,123 ZLY
2. B7|AHe| &7 E
KR4101N90006-2018-09 R A 1| 200X| =M=
2,122.75
1,592.06
1,061.38
530.69
.E.l'.]
T 000 . . . . . . .
?{5 0.00 75.81 151.63 227.44 303.25 379.06 454.88 530.69 606.50
-530.69
-1,061.38
-1,592.06
-2,122.75 -
714
3. AlLE| 2 2R ZHE R LA (EFl:Thel)
- =
KR4101N90(2018-09 I A L|200K|=M = 170
7|E=Xfbe| HEH
74 -25.00% -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -170 -170 -170 -170 -170 -170 -170
-5.33% -113 -113 -113 -113 -113 -113 -113
-2.67% -57 -57 -57 -57 -57 -57 -57
0% 0 0 0 0 0 0 0
2.67% 57 57 57 57 57 57 57
5.33% 113 113 113 113 113 113 113
8.00% 170 170 170 170 170 170 170



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

126



DAY 2018-06-26
J|&Y  2018-06-25

AO0LEKRX300QIE A1 (4] -1}

7 2 CH &
Mt 7rEE d= 0 0 0 YU
A 7rEd d= 1763 0 1763 ELA

2. B7|AIHO| 2YRE

KR4111N70007-2018-07 A HXP7IE M E

1,763.20
1,322.40
881.60
440.80
=
T 000 . . : . . . :
e 0.00  11,600.0023,200.0034,800.0046,400.0058,000.0069,600.0081,200.0092,800.00
-440.80
-881.60
11,322.40
11,763.20 -
7424
3. AL2|QE A0 TEHE (I Ha AojAre (eroluere)
KR411IN70( 2018-07 AHMFX}7H e M 2 142
7| Z=RHAto| HE
7t -2500%  -1667%  -8.33% 0%  833%  1667%  25.00%
-8.00% -142 -142 -142 -142 -142 -142 -142
-5.33% -95 -95 -95 -95 -95 -95 -95
-2.67% -47 47 47 -47 -47 -47 -47
0% 0 0 0 0 0 0 0
2.67% 47 47 47 47 47 47 47
5.33% 95 95 95 95 95 95 95

8.00% 142 142 142 142 142 142 142



ol

7|1¥)

ol
=

4. THYAEO| A2 A0 AT A(VaR : 99%AZ/4F,10

174



DAY 2018-06-26
J|&Y  2018-06-25

AOFEKRX300Q1H A2 E XSS

e I
I Q5 Ao

= 0 0 0 ELy
= 682 0 682 ZHLY

KR4101N90006-2018-09 R A 1| 200X| =M=

511.73
341.16
170.58
=
T 0.00 . . . . . . :
?{5 0.00 75.81 151.63 227.44 7303.25 379.06 454.88 530.69 606.50
-170.58
-341.16
-511.73
-682.31 -
7t4
3. ALE|E &l xHEF (XA =) (THS|:EE THR)
- =
KR4101N90( 2018-09 FAIL|200X| M= 55
7| Z=XpAO| HE
742 -25.00%  -16.67% -8.33% 0% 8.33% 16.67% 25.00%
-8.00% -55 -55 -55 -55 -55 -55 -55
-5.33% -36 -36 -36 -36 -36 -36 -36
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